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Dear Messrs. Terreni and Arnett:

in compliance with PSC Order 2006-679 in Docket No. 2006-5-G, enclosed please find
the report on South Carolina Electric and Gas Company’s hedging activities for September,
2009.

If you have any questions concerning this report, please do not hesitate to call.
Sincerely,

fom b I

Kenneth R. Jackson

Cc: Scott Elliott, Esq.
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South Carolina Electric & Gas Company
Risk Management Program Adjustments

For September 2009

Docket 2006-144-G Docket 2006-5-G Inception To

Order 2006-331 Order 2006-679 Current Month Date

Broker Fees 579.00 19,589.98 224.00 20,392.98
Software - 126,346.80 - 126,346.80
Subscriptions - 103,500.00 - 103,500.00
Labor - 70,511.57 1,972.07 72,483.64
Carrying Cost - 307,564.96 28.05 307,593.01
Non Hedging Addition to Cost of Gas 579.00 629,660.24 2,224.12 630,316.43
Hedging Additions / (Subtractions) 2,337,480.00 37,508,315.20  2,009,394.40 _ 41,855,189.60
Total 2338,059.00 38,137,97544 2011,618.52 _42485,506.03
Interest Rate 0.3299%



Page; 1 JBESGLAST MONTH Q9CCTO09 15:55
Versicon: 603, Build: 6000DP Database: Zainet_ Merant_Prod a/o 090CT09

SCE&G September 2009 Results

Trade Date PUT/CALL Contracts Month Strike Price Trade Price Market Price Total Cost Current Value Mark to Market
Q4FEBD8 5.70 01SEPO9 Q.00 8.340 2.842 {475,380,00) 162,051.00 (313,329.00)
04MAROS 0.40 01SEPOS 0.00 8.827 2.843 {35,308.80}) 11,372.00 (23,936.80)
11MRROE Q.49 01SEP09 0.00 8,949 2.843 {35,796.00} 11,372.00 {24,424.00)
18MAROS 0.40 C1SEPQY 0.00 8.750 2.843 {34,998.40) 11,372.00 {23,626.40)
25MAROB 0.40 01SEP09 0.00 8.979 2.843 {35,916.00) 11,372.00 {24,544.00)
25MARO8 5.30 Q1SEPQ9 0.00 8.950 2.843 (474,3590.00) 150,679.00 (323,67L.00)
25MARO8 7.00 01SEP09 0.00 8.960 2.843 (627,200.00) 199,010.00 (428,190.00)
26MAROS 1.90 O1SEPC9Y 0.00 9.085 2.843 (172,805.00) 54,017.00 (118,788.00)
27TMAROS 1.90 01SEP0% 0.00 8.975 2.843 {170,525.00) 54,017.00 (116,508.00)
28MAROB 0.90 C1SEPQS 0.00 9.150 2.843 {82,330.00) 25,587.00 (56,763.00)
OlAPROS 0.40 0}SEPCY 0.00 8.850 2.843 {35,400.00) 11,372.00 {24,028.00)
OBAPROS 0.40 01SEP0? 0.00 9.198 2.843 {36,792.00) 11,372.00 (25,420.00}
15APRO8B 0.40 D1SEF09 0.00 9.308 2.843 {37,224.00) 11,372.00 {25,852.00}
22AFPROB 0.40 O1SEPOS 06.00 9.887 2.843 (39,548.40} 11,372.00 {28,176.40})
29APRO8 0.40 01SEP0% 0.00 9,785 2.843 (39,140,00}) 11,372.00 (27,748.00)
06MAY(8 0.40 01SEPO2 0.00 10.128 2.843 (40,512.80) 11,372.00 {29,140.8Q0)
13MAYO08 0.40 C1SEP0S .00 10.483 2.843 (41,932.00) 11,372.00 {30, 560.00)
20MAYOB 0.40 01SEP09 0.00 10.470 2.843 {41,880.00) 11,372.00 (30,508.00)
27MAYC8 0.40 01SEP09 0.00 10.841 2.843 (43,364.00) 11,372.00 (31,992.00)
03JunNo8 0.40 Q1SEPOS 0.00 10.317 2.843 (43, 668.00) 11,372.00 {32,296.00)
10JUNO8 0.50 01SEPO9 0.00 11.070 2.843 {55,350.00) 14,215.00 (41,135.00)
17JUNO8 0.490 01SEPQ9 0.00 11.445 2.843 {45,780.00) 11,372.00 {34,408.00)
24JUNO8 0.40 O1SEPO2 Q.00 11.747 2.8B43 (46,988.00) 11,372.00 (35,616.00}
01JULD8 0.40 01SEP09 0.00 11.987 2.843 {47,946.00} 11,372.00 (36,574.00)
08JULOSB 0.40 CLSEPQY 0.00 11.472 2.843 (45,886.40) 11,372.00 (34,514.40)
15JUL08 0.40 01SEF0S 0.00 11.037 2.843 {44,148.00) 11,372.00 {32,776.00}
22JYL08 0.40 O01SEP09% 0.00 9.949 2.843 {39,796.00} 11,372.00 {28,424 .00}
29JUL08 0.40 01SEP09 g.00 9.434 2.843 (37,737.860}% 11,372.00 {26,365.60)
2TAUGO9 (4.00) OLSEPO9 0.00 2.840 2.843 113, 600.00 {113,720.00) (120.00)
27AUCOS (3.00) QCI1SEP0? 0.00 2.845 2.843 85,350.00 (85,290.00) 60.00
24,60 *01SEPOS (2,708,772.40} 699,378.00 {2,009,394.40)

24.60 {2,708,772.40) 699,378.00 {2,009,394.40)
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SCE&G Outstanding Positicnsg

Trade Date PUT/CALL Contracts Month Strike Price Trads Price Market Price Total Cost Current Value Mark to Market
25MARO8 7.100 Q10CT09 0.0000 9.0150 3.7300 (64¢,065.00) 264,830.00 {375,235.00}
25MAROS 10.000 0loCr09 Q.0000 9.0300 3.7300 (903, 000.00} 373,000.00 (530,000,00}
28MAROS 2.600 010CT09 0.0000 2.1800 3.7300 {238, 660.00) 96,980.00 {141,700.00)
2TMAROS 2.600 oloCcTO9 0.0000 9.0450 3.7300 {235,170.00) 96,980.00 {138,190.00)
2BMARO8 1.300 01CCTO9 0.0000 9.2300 3.7300 (119,990.00} 48,490.00 (71, 500.00)
OlAPROS 0.600 010CTOS 0.0000 8.9100 3.7300 (53,460.00) 22,380.00 (31,080.00)
Q8APROB 0.600 01CCT09 ¢.0000 9.2670 3.7300 (55,602.00) 22,380.00 (33,222.00)
15APRO8 0.500 010CT09 ¢.oo0o0 92.3760 3.7300 (46,880.00) 18,650.00 {28,230.00}
22APR0O8 0.600 010CT09 0.0000 9.9571 3.7300 (59,742.60) 22,380.00 {37,362.60)
29APRO8 0.500 010CT09 0.0000 9.8510 3.7300 {49,255.00) 18,650.00 {30, 605.00}
06MAY08 0.600 010CT09 . 0,0000 10.1972 3.7300 (61,183.20) - 22,380.00 {38,803,20)
13MAYOR 0.600 010CTCS 0.0000 10,5490 3.7300 163,294.00) 22,380.00 (40,914.00)
20MAY08 0.500 010CTOS 0.0000 10.7170 3.7300 {53, 585.00) 18,650.00 (34,935.00)
2TMAYO8 0.600 01CCTOS 0.0000 10.8960 3.7300 {65,376.00) 22,380.00 (42,996.00)
03JuN08 0¢.500 010CT09 0.0000 10.9770 3.7300 (54,885.00) 18,650.00 {36,235.00)
10JUNO8 0.600 010CTO09 0.0000 11.1390 3.7300 (66,834.00) 22,380.00 (44,454.00)
17JUN08 0.600 010CT09 0.0000 11.5200 3.7300 (69,120.00) 22,380.00 (46,740.00)
24JUNO8 0.500 010CT09 0.0000 11.8200 3.7300 (59,100.00) . 18,650.00 {40,450.00)
01JuULo8 0.600 alocTres 0.0000 12.0556 3.7300 (72,333.60) 22,380.00 {49,953.60)
08JULO8 0.500 010CT09 0.0000 11.5438 3.7300 (57,719.00) 18,650.00 {39,069.00)
15JULO8 0.600 010CT09 0.0000 11,1070 3.7300 166, 642.00) 22,380.00 {44,282.00}
22JUL08 0.600 010CTOS 0.0000 10.0215 3.7300 {60,129.00) 22,380.00 (37,749.00}
29JULOB Q.500 010CTO9 0.0000 9.5144 3.7300 {47,572.00} 18,650.00 (28,922.00)
280CTO8 CALL 1.000 01CCTO9 5.0000 0.7300 0.0000 . {7,300.00) 0.00 (7,300.00)
02DECO8 CALL 1.000 #10CTO9 8.5500 0.7000 0.0000 {7,000.00) 0.00 (7,000.00)
06JANCS CALL 1.000 010CT09 8§.3000 0.6700 4.0000 {6,700.00) 0.00 (6,700.00)
10FEBQQ CALL 1.100 010CT09 6.3500 0.5400 0.0000 {5,340.00) 0.00 (5,940.00)
17MARO9 CALL 1.000 01QCTO09 5.4500 0.4400 0.0000 (4,400.00) 0.00 {4,400.00)
21APRO9 CALL 000 010CT09 5.0000 0.4200 0.0000 (4,200.00) 0.00 {4,200.00)
238MAY09 CALL 1.000 010CTQ9 4.8000 9.3300 0.0000 (3,900.00) 0.00 {3,900,00)
30JUNQS CALL 1.000 010CT09 4.9000 0.4300 0.0000 {4,300.00) 0.00 {4,300.00)
042UG09S CALL 1.000 010CT0% 4.5500 0.4200 0.0000 {4,200.00) 0.00 {4,200.00}
08SEP09 CALL 1.000 010CT09 2.8500 0.2400 0.8800 (2,400.00} 8,800.00 6,400.00
28SEP09 {10.000) 0l10CTO9 0.0000 3.7250 3.7300 372,500.00 (373,000.00} (500.00}
33.800 +«010CTO9 (2,877,457.40}) 892,810.00 (1,984,647,40)
29AFRO8 0.800 01NOVO9 0.0000 10.05t0 4.8410 (80,728.00} 38,728.00 (42,000.00)
06MAYO8 0.800 Q1NOV09 0.0000 10.4372 4.8410 (83,497.60) 38,728.00 (44,769,60)
13MAY08 0.900 Q1INOVO0? 0.0000 10.7990 4.8410 (97,191.00) 43,569.00 (53,622.00)
20MAY08 0.800 O1NOVO0S 0.000¢ 10.8130 4.8410 (86,504.00) 38,728.00 {47,776.00)
27MAY08B 0.800 G1NOVOS 0.0000 11.156¢0 4.8410 (89,248.00) 38,728.00 (50, 520.00)
03JUNOS 0.900 01NOVO9 0.0000 11.2160 4.8410 (100,944.00) 43,569.00 (567,375.00)
10JUNO8 06.800 Q1NQOV0S 0.0000 11.369¢0 4.8410 (90,952.00) 38,728.00 (52,224.00)
17JUNO8 0.800 01NOV09 0.0000 11.7500 4.8410 (94,000.00) 38,728.00 (55,272.00)
24JUNOS 0.900 01NOV09 0.0000 12.0700 4.8410 (108,630.00) 43,569.00 (65,061.00)
01JULOS 0.800 01NOVQ9 0.0000 12,3248 4.8410 (98,599.20) 38,728.00 {59,871.20)
08JULO8 4.800 O1NOVOS 0.0000 11.8236 4,8410 {94,588.80) 38,728.00 {55,860.80)
15JULO8 0.900 01NOVO0S 0.0000 11.4120 4.8410 (102,708,00} 43,569.00 {59,139.00)
22JULO8 0.800 01NOVO0S 0.0000 10.3190 4.8410 {82,552.00) 38,728.00 {43,624.00)
29JUL08 0.800 01NOVQ9 0.0000 9.8344 4,8410 {78,675.20) 38,728.00 {39,947.20)
Q4NOVO8 CALL 1.000 01NOV0S 10.1000 0.8200 0.0010 (8,200.00) 10.00 (8,190.00)
11NOV0S8 CALL 1.000 01NOV09 9.7500 0.780¢C 0.0010 (7,800.00) 10.00 {7,790.00)
18NQOVO8 CALL 1.000 0INOVOS 9.6500 0.7350 0.0010 {7,350.00) 10.00 {7,340.00}
25NOVo8 CALL 1.000 01NOV09 8.9000 0.7300 0.0010 {7,300.00) 10.00 (7,290.00)
02DECO8 CALL 1.000 01NOV0S 8.9000 0.7300 0.0010 {7,300.60) 19.00 (7,290.00)
039DECe8 CALL 1.000 01NOV0S 8.3500 0.6700 0.0010 {6,700.00) 10.00 (6,690.00)
16DECO8 CALL 1.000 GINOVO9 8.4000 0.6800 ¢.0010 (6,800.00) 10.00 (8,790.00)
23DECO8 CALL 1.000 CINOVOS 7.%000 0.6500 ¢.0030 (6,500.00) 30.00 (6,470,00)
30DECOE CALL 1.000 G1INOVO9 8.4500 0.6600 0.0010 {6,600.00) 1¢.00 (6,590.00)
06JANO9 CALL 1.000 OINOVDS 8.6500 0.7100 0.0006 {7,100.00) .00 (7,094.00)
13JAN09 CALL 1.000 01NOV0OQ 7.8000 0.6200 0.0030 {6,200.00) 30.00 {§,170.00}
20JANO9 CALL 1.000 O1INOVO9 7.4000 0.5500 9.0070 {5,500.00) 70.00 (5,430.00}
27JANOS CALL 1.000 C1NOVOS 7.3500 0.5500 0.0070 (5,500.00) 70.00 (5,430.00)
03FERO9 CALL 1.000 Q1NOV09 6.5000 0.5500 0.0180 {5,500.00) 160.00 (5,340.00)
10FEB09 CALL 1.000 Q1NovOo9 6.7500 ! 0.5300 0.0207 {5,900.00} 207.00 (5,693.00)
17FERBO9 CALL 1.000 01NQV09 6.4500 0.5100 0.0350 {5,100.00} 350.00 (4,750,00)
24FEBO9 CALL 2.000 Q1NOVD9 6.4000 0.5100 - 0.0380 (10,200.00} 760.00 (9,440,00}
03MAROY CALL 1.000 01NOV09 6.5000 0.52900 0.0320 {5,200.00) 320.00 (4,880.00)
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SCE&G Outstanding Positions

Trade Date PUT/CALL <Contracts Month Strike Price Trade Price Market Price Total Cost Current Value Mark to Market
10MAROY CALL 1.000 01NGV09 6.0500 0.5000 0.0674 {5,000.00) 674,00 (4,326.00)
17MARDS CALL, 1.000 01NOV09 $.9000 0.4900 0.0860 (4,900.00) 880.00 (4,040.00)
24MAR0S CALL 1.000 OINOVOI 6.5000 0.5200 ¢.0320 {5,200.00) 320.00 (4,880.00)
3IMAROS CALL 1.000  OLNOVOS 5.8000 0.4800 ¢.1000 (4,800.00) 1,000.00 (3,800.00)
07APROS CALL 1.000 OLNOV0S 5.7500 0.4400 0.1080 (4,400.00) 1,080.00 (3,320.00)
14APRGS CALL 1.000 Q1NOVO9 5.7000 0.4700 0.1160 {4,700.00) 1,160.00 {3,540.00)
21APROS CALL 1.000 Q1LNOVA9 5.6000 0.4800 0.1352 {4,800.00) 1,352.00 {3,448.00)
28APRO9 CALL 1.000 O1NCOVO09 5.4400 0.4500 0.1682 (4,500.00) 1,682.00 (2,818.00)
05MAY0S CALL 1.000 01NOVQ9 5.5800 0.4800 0.1352 {4,800.00) 1,352.00 {3,448.00)
12MAYO0S CALL 1.000 01NOVO09 §.2000 0.5500 0.0530 {5,500.00) 530.00 (4,870.00})
19MAY09 CALL 1.000 O1NOVOS 5.8000 0.5200 0.1000 {5,200.00) 1,000.00 {4,200.00)
26MAY09 CALL 1.000 01NOVO9 5.5000 0.4600 0.157C {4,600.00) 1,570.00 {3,030.00)
02JUNOS CALL 1.000  OINCVO09 §.0000 0.5200 0.0731 {5,200.00) 731,00 (4,469.00}
09JUNO9 CALL 1.000 01lNOVO09 5.92000 0.5100 0.0860 {5,100.00) 860.00 {4,240.00)
16JUNQ9 CALL 1.000 O1NCVO09 6.2000 0.5500 0.0330 {5,500.00) 530.00 (4,970.00}
23JUN0O9 CALL 1.200 O1NOV09 5.5500 0.5000 0.1455 {6,000.00) 1,746.00 (4,254,00)
30JUN09 CALL 1.000 01NOV09 5.5000 0.5000 0.1570 {(5,000.00) 1,570.00 {3,430.00}
07JUL0S CALL 2.000 01NQVCS 5.1000 0.4400 0.2720 {8,800.00) 5,440.00 (3,360.00)
14JULOYS CALL 1.000 01NOV09 5.0500 0.4400 0.2906 {4,400.00) 2,906.00 (1,434,00)
21J0L09 CALL 1.000 01NCVO09 5.350¢ 0.4700 0.1939 (4,700.00} 1,939.00 (2,761.00)
28JUL09 _CaLL 1.000  OINOVO9 5.0000 0.4500 0.3100 (4,600.00) 3,100.00 (1,500,00)
04AUGO9Y CALL 1.600 01INOVO0S 5.4000 0.4900 0.1807 (4,900.00) 1,807.00 - (3,093.00)
131a0G09 CALL 1.000 01NOV(9 5.05¢00 0.4800 0.2906 (4,800.00) 2,906.00 (1,894.00)
1820G09 CALL 1.000 DINOVOS 4.17400 0.4400 0.4249 (4,400.00) 4,249.00 (151.00}
25AUG0S CALL 1.000 O1INOVOS 4.5500 0.4300 0.5391 {4,300.00) 5,391.00 1,091.00
01sEPQ9 CALL 1.000 01NCV09 4.1500 0.3900 0.8150 (3,900.00}) 8,150.00 4,250.00
Q8SER09 CALL 1,000 OLNOVOS 4.0500 0.3300 0.B934 (3,900.00) 8,934.00 5,034.00
15SEP03 CALL 1.000 G1INQV09 4.6000 0.4300 0.509¢0 (4,300.00) 5,090.00 790.00
22SEP09 CALL 1.000 01NOV09 - 4.4500 0.4500 0.6023 (4,500.00) 5,023.00 1,523.00
29SEP0S CALL 1.000 01NOV0S 4.7000 0.4B800 0.4519 {4,800.00) 4,519.00 (291.00)
61.800 *+C1NOV09 (1,557,067.80) ©42,110.00 (914,957.80)
03JUNO8 1.300 G1DECOS 0.0000 11.5850 5.6740 {150, 605.00} 73,762.00 (76,843.00)
10J0N0O8 1.300 01DECO9 0.0000 11.7310 5.6740 {152,503.00) 13,762.00 (78,741.00)
1750N08 1.200 01DECOS 0.0000 12.11900 5.6740 {145,320.00) 68,088.00 (77,232.00)
24J0N08 1.300 Q01DECGS 0.0000 12.4150 5.6740 {161,395.00) 73,762.00 (87,633.00}
01JULO8 1.300 01DECO% 0.0000 12.6768 5.6740 (164,798.40) 73,762.00 (91,036.40)
08JULO8 1.200 Q1DEC0S 0.0000 12.1960 5.6740 {146,352,00) €8,088.00 (78,264.00)
15J0L08 1.300 01DEC0S Q.0000 11.8070 5.6740 (153,491.00) 73,762.00 (79,729.00)
22JUL08 1.300 Q1DECGS 0.0000 10.6800 5.6740 (138,840.00) 73,762.00 (65,078.00)
29JUL08 1.200 Q1DECGS 0.00Q0 10.1544 5.6740 (121,852,80) 68,088.00 {53,764.80)
02DECO8 CALL 2.00¢ Q1DEC0S 9.2500 0.7700 0.0080 {15, 400.00) 160.00 (15,240.00)
0SDECO8 CALL 1.000 Q1DEC09 8.9500 0.7200 0.012¢ (7,200.00) 120.00 (7,080.00)
16DECO8 CALL 2.000 O1DECG9 8.7000 0.7200 ¢.0160 (14,400.00) 320.00 (14,080.00)
23DECO08 CALL 1.000 Q1DECOQ 8.3000 0,6900 0.0260 (6,900.00) 260.00 (6,640.00)
30DECO8 CALL 2.000 01DECOS 8.7500 0.7000 ¢.0150 (14,000.00) 300.00 {13,700.00)
08JANO9 CALL 2.000 O01DEC0O9 9.0500 0.7500 0.0108 (15,000.00) 216.00 (14,784.00)
13JAN09 CALL 2.000 01DEC09 8.3000 0.6700 ¢.0260 (13,400.00) 520.00 (12,880.00)
20JANOS CALL 1.000 01DEC09 7.8000 0.6300 0.0460 (6,300.00) 460.00 ' {5,840.00)
27J3ANOS CALL 2.000 01DECO9 7.8500 0.640Q0 0.0430 (12,800,00} 860.00 {11,940.00)
03FEBOQ CALL 1.000 D1DECOS 7.3000 0.6300 ©.0840 (6,300.00} 840.00 {5,460.00)
i0FesB09 CALL 2.000 01DECOS9 7.2500 0.6500 ¢.0802 (13,000.00) 1,804.00 {11,196.00)
17FEBQS CALL 2.000 01DECO9 7.0000 0.5700 0.1210 (11,400.00) 2,420.00 {8,980.00)
24F=B09 CALL 2.000 01DECO9 6.8000 0.5800 0.1520 (11, 600.00) 3,040.00 {8,560.00}
O3MARDS CALL 1.000 01DECO9 6.9500 0.5600 0.1280 {5,600.00) 1,280.00 {4,320.00}
10MARD9 CALL 2.000 01DECDY 6.5500 0.5500 0.2129 (11, 000.00} 4,258.00 {6,742.00)
17MAROS CRLL 1.000 01D=C09 6.4500 0.5300 0.2240 (5,300.00) 2,240.00 {3,060.00)
24MARQD CALL 2.000 01DECO9 6.9000 0.5900 0.1350 (11,800.00} 2,700.00 {9,100.00}
31MARD9 CALL 2.000 O1DECQ9 6.3000 0.5500 0.2630 (11, 000.00} 5,260.00 {5,740.00}
07APRO9 CALL 2.000 O1DEC09 6.2000 0.5350 0.2920 (10,700.60) 5,840.00 {4,860.00}
14APRO9Y CALL 1.000 01lDECO9 $.3500 0.5400 0.2490 {5,400.00) 2,490.00 (2,910.00)
21APROS CALL 2.000 O1DECO9 6.2000 0.5500 0.2920 {11,000.00) 5,840.00 (5,160.00)
28APROY CALL 1.000 01DECOS §.0000 0.5200 0.3586 {5,200.00) 3,586.00 (31,614.00)
O5MAY09 CALL 2.000 01DECO? 6.1500 0.5400 0.3070 {10,800.00) 6,140.00 (4,660.00)
12MAY0Q9 CALL 2.000 O1DECOS &,6500 0.6100 0.1708 {12,200.00) 3,416.00 (8,784.00)
19MAY09 CALL 2.000 O1DECO9 6.4000 ¢.5750 0.2350 {11,500.00) 4,720.00 (6,780.00)
26MAY09 CALL 1.000 Q1DECO9 6.1500 0.5300 0.3970 (5,300.00) 3,070.00 (2,230.00)
Q2JUNOS CALL 2.000 Q1DECOS 6,5500 0.5900 0.2129 {11,800.00) 4,258.00 {7,542.00)
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SCE&G Outstanding Positions

Trade Date PUT/CALL Contracts Month Strike Price Trade Price HMarket Price Total Cost Current Value Mark to Market
09JUNDY CALL 1.000 01DECCY 6.5500 0.5800 0.2129 {5,800.00) 2,129.00 {3,671,00)
15JUNDS CALL 2.000 01DEC09 6.7500 0.5%900 0.1510 {11, 800.00) 3,220.00 {8,580.00)
23JUNCS CALL 2.800 01DECD9 ©.0500 G.5600 0.3411 {14,560.00) 8,888.60 {5,€391.40)
30JUNO9 CALL 2.000 01DECOS 6.0000 0.5700 0,3586 {11,400.00} 7,172.00 {(4,228.00}
07JULO9 CALL 1.0900 01PEC09 5.7000 0.5300 0.4780 (5,300.00) 4,780.00 (520.00})
14JUL09 CALL 2,000 01DECOS 5.7000 0.5000 0.4780 {10,000.00) 9,580.00 (440,00}
21J0ULO9 CALL 1.000 01DEC09 5.9500 Q.5300 0.37%8 (5,300.00) 3,768,00 (1,532,00}
28JUL09 CALL 1.000 01BEC09 5.6000 0.5400 - 0.5260 {5,400.00) 5,280.00 (140.00)
28JULO3 CALL 1.000 O1DECO9 5.6000 0.5300 0.5260 (5,300.00) 5,260.00 {40.00}
04RUG0O9 CALL 2.000 01DEC09 6.1000 0.5600 . 0.3243 (11,200.00) €,486.00 (4,714.00)
11A0G09 CALL 2.000 01DECC9 5.7500 0.5500 0.4571 (11,000.00} 9,142.00 (1,858.00)
18AUGO9 CALL 1.000 0L1DECO9 5.4900 0.5200 0.5778 {5,200.00} §,778.00 578.00
25RUG0S CALL 2.000 J1DEC09 5.3500 0.5100 0.6610 {1¢,200,00) 13,220.00 3,020.00
O1SEPD9 CALL 1.000 01DECO09% 5.0000 0.4650 0.8830 {4,650.00) 8,830.00 4,160.00
08SEP09 CALL 2.000 01DECOS 4.8000 0.4500 1.0272 {8,200.00) 29,544.00 11,344.00
15SEPO9 CALL 2.000 01DEC0% 5.2500 0.5100 0.7200 {10,200.00) 14,400.00 4,200.00
22SEP09 CALL 2.000 O1DEC09 5.1500 0.5200 0.7832 {10, 400.00) 15,664.00 5,264.00
29SEPO9 CALL 1.000 01DECOS 5.5500 0.5600 0.5517 (S,600.00) 5,517.00 (83.00)
85.000 *C1DECO9 (1,783,967.20) 862,852.60 (901,114.60)
01JULO8 1.100 01JANO 0.0000 12.8981 5.9650 (141,879.10) €5,615.00 (76,264.10)
08JULOS 1.100 01JANIOQ Q.0000 12.4193 5.9650 {136,612.30) €5,615.00 {70,997.30)
15JUL08 1.100  0IJAN1OQ 70.0000 12.0370 5.9650 {132,407.00) 45,615.00 (66,792.00}
22JUL08 1.000 01JAN1O ¢.0000 10.9050 5.9650 (109, 050.00} 59, 650.00 (49,400.00)
29JUL08 1.100 01JAN10O 0.0000 10.4144 5.9650 {114,598.40) 65,615.00 (48, 943.40)
30DECO8 CALL 2.000 01JAN1O 9.0000 0.7500 0.0490 (15,000.00) 980.00 (14,020.00)
06JANOY CALL 1.000 01JAN1O 8.4000 0.780¢ 0.035% (7,800.00} 356.00 (7,444.00}
13JAN0S CALL 2.000 G1JAN1O 8.7000 0.7100 0.0630 (14,200.00} 1,280.00 (12,%40.00)
20JANOS CALL 1.000 01JAN10 8.4000 0.6400 0.0800 (6,400.00) 800.00 (5,600.00}
27JANOS CALL 2.000 01JAN1O 8.3000 0.6600 0.0870 (13,200.00} 1,740.00 (11,460.00)
O03FEBOS CALL 1.000 01JAN1Q 7.8000 0.6300 0.1330 {6,300.00) 1,330.00 (4,970.00)
10FEBOS CALL 2.000 01JAN10 7.8000 0.6800 0.1597 (13, 600.00) 3,194.00 (10,406.00)
17FEBOS CALL 1.000 013JAN1Q 7.3000 0.6100 0.20860 {6,100.00) 2,060.00 (4,040.00}
24FEBOS CALL 2.000 013AN10 7.3000 0.5700 0.2060 (11,400.00) 4,120.00 {7,280.00)
03MARDS CALL 1.000 01JAN10 7.2500 0.6000 0.2150 {8,000.00) 2,150.00 (3,850.00)
10MARDS CALL 2.000 Q1JAN1O 6.3000 0.5800 0.2880 (11,800.00} 5,760.00 (5,840.00)
17MAROS CALL 1.000 01JAN1Q ©.8000 0.5550 0.3130 {5,550.00} 3,130.00 (2,420.00)
24MARDY CALL 2.000 013JAN10 7.3000 0.6100 0.2060 (12,200.00}) 4,120.00 (8,080.00)
31IMARO9 CALL 1.000 01JAN1Q 6.7500 0.5700C 0.3250 {5,700.00) 3,260.00 (2,440.00)
07RPRO9 CALL 2.000 01JAN1Q 6.7000 0.5500 0.3390 (11, 000.00) 6,780.00 (4,220.00)
14RPROS CALL 1.000 01JAN10 6.6000 0.5700 0.3680 {5,700.00) 3,880.00 (2,020.00)
21APROS CALL 2.000 01JAN10 6.5500 0.5800 0.3830 (11, 600.00) 7,660.00 (3,940.00)
28APROS CALL 1.000 01JAN10Q 6.3000 0.5500 0.4672 {5,500.00) 4,672.00 (828.00)
0SMAYO9 CALL 2.000 0LlJAN1Q 6.4800 0.5700 0.3995 {11, 400.00) 7,990.00 (3,410.00)
12MAY09 CALL 1.000 01JAN10Q 6.9500 0.6400 0.2774 (6,400.00) 2,774.00 (3,626.00)
19MAY09 CALL 2.000 01JAN10 6.8000 0.6000 Q.3130 (12,000.00} 6,280.00 (5,740.00)
26MAY09 CALL 1.000 01JAN10 6.5500 0.5700 0.3830 {5,700.00) 3,830.00 {1,870.00)
02JUN09 CALL 2.000 01JAN10 7.0000 0.6200 0.26861 (12, 400.00} 5,322.00C (7,078.00)
09JUNOS CALL 1.000 0Q1JAN1O $.9500 0.86100 0.2774 {6,100.00} 2,774.00 (3,326.00)
16JUND9 CALL 2.000 01JAN10 7.1000 0.6200 0.2440 (12, 400.00} 4,880.00 (7,520.00)
23JUNCY CALL 1.700 Q1JANI1OQ 6.4000 0.5900 0.4322 {10,030.00} 7,347.40 (2,682.60)
30JUNOS CALL 2.000 Q1JAN10 6.4500 0.5900 G.4156 (11,80¢C.00} 8,312.00 (3,488.00)
07JULGS CALL 1.000 O1JAN1OQ 6.1500 0.5400 0.5230 {5,400.00) 5,230.00 {170.00)
14JUL09 CALL 2.000 01JAN10 €.1000 0.5300 ¢.5442 (10, 600.00}) 10,884.00 284.00
21JUL09 CALL 1.000 013JAN1Q $.3000 0.5600 8.4672 {5,800.00) 4,672.00 (928.00)
28JULOY CALL 2,000 01JAN1Q 6.0500 G¢.5600 ¢.5640 (11,200.00) 11,280.00 80.00
04AUGO9 CALL 1.000 01JAN10 6.4500 0.5900 0.4156 {5,900.00} 4,156.00 {1,744.00}
11AUGO9 CALL 2.000 01JAN10 6.1500 0.5700 0.5230 (11,400.00) 10,450.00 (240.00}
18AUGOS CATL 1,000 Q1JAN1Q 5.8900 0.5500 0.6325 {5,500.00} 6,325.00 825,00
25AUG09 CALL 2.000 01J0AN10 5.7500 0.5400 0.7081 (10,800.00) 14,162.00 3,362.00
01SEPO9 CALL 1.000 Q01JAN10 5.4000 0.5100 0.9070 (5,100.00) 9,070.00 3,970.00
O8SEP0S CALL 2.000 01JAN1Q 5.2500 0.4900 1.0035 (3,800.00) 20,070.00 10,270.00
158EP09 CALL 1.000 01JAN1Q 5.7000 0.5400 0.7340 (5,400.00) 7,340.00 1,940.00
22SEP09 CALL 2.000 01JAN10 5.6000 0.5500 0.7898 (11,000.00) 15,796.00 4,796.00
29SEPD9 CALL 1.000 Q1JAN1DQ 6.0100 0.5800 0.5863 (S,800.00) 5,865.00 65,00

66.100 *01JAN1Q {995,086.80) 553,961.40 (441,125.40)
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29JUL08 0.900 O1FEB10 0.0000 10.3784 5.9910 (93,405,60) 53,519.00 (39,485.60)
03FEBO9 CALL 1.000 O1FE310 8.0500 0.6200 0.1550 (§,200.00) 1,550.00 (4,650.00}
10FEBOS CALL 1.000 01FEBLO 7.7000 0.6700 0.2061 (6,700.00) 2,061.00 {4,639.00}
17FEBO9 CALL 2.000 O0IFEB1O 7.5000 0.6200 0.2290 (12,400.00) 4,580.00 {7,820.00)
24FEBOS CALL 1.000 01F=B10 7.4000 0.6000 0.2470 (6,000.00) 2,470.00 (3,530.00)
Q3MARCY CALL 1.000 01FEB810 7.43500 0.5850 0.2380 (5,850.00} 2,380.00 (3,470.00)
10MARCY CALL 2.000 OLFEBR10 7.1500 0.5800 0.2970 {11,600.00) 5,940.00 (5,8660.00)
17MAROY9 CALL 1.000 O1lFEBLQ 6.9500 0.5500 0.3430 (5,500.00) 3,430.00 (2,070.00)
24MRR09 CALL 1.000 Q1FEBLO 7.5000 0.6000 0.2290 {6,000.00) 2,290.00 (3,710.00)
31MAROY CALL 2.000 Q1lFEB1O 7.0000 0.5700 0.3310 {11,400.00} 6,620.00 (4,780.00)
07APRO9 CALL 1.000 O1FEB10 6.9000 0.26390 0.3560 {5,850.00} 3,560.00 {2,090.00)
14APR09 CALL 1,000  01FEBLO 6.8500 0.5600 0.3680 {5,800.00) 3,680.00 {1,920.00
21APR0OY CALL 2.000 O1FEB10 6.7000 0.5800 0.4100 (11,600.00) 8,200.00 {3,400.00)
2BAPROS CALL 1.000 01FEBL0 6.5000 0.5600 0.472%9 {5,800.00) 4,729.00 {871.00
O5MAYO9 CALL 1.000 01FEB10 6.6500 0.5800 0.425% (5,800.00) 4,259.00 {1,541.00)
12MAY09 CALL 2.000 01F=B10 7.1500 0.6400 0.2970 (12,800.00) 5,940.00 {6,860.00)
19MAY09 CALL 1.000 Qi1FEB10O $.9000 0.5950 0.3560 {5,950.00) 3,560.00 (2,390.00)
28MAYQS CALL 1.000 QLFEBLO 6.7500 0.5800 0.3960 (5,800.00) 3,960.00 (1,840.00)
02JUNOS CALL 1.000 OLFEB1O 7.1500 0.6300 0.2970 {6,300.00) 2,970.00 (3,330.00)
Q9JUNOS CALL 1.000 0lLFEB10 7.1000 0.6200 0.2979 (6,200.00) 2,979.00 (3,221.00)
16JUNDOY CALL 1.000 OLlFEBiO 7.2500 0.8300 ¢.2760 (6,300.00) 2,760.00 (3,540.00
23JUNO9 CALL 1.600 O1FEB1O €.5400 ¢.5300 0.4587 (9,440.00) 7,307.20 (2,132.80)
30JUN09 CALL 1.000 J1FEBLO 6.6000 0.5900 0.4411 (5,200.00) 4,411.00 (1,489.00)
07JULOS CALL 1.000 QlFEBLO 6.3Q00 0.5400 0.5410 {5,400.00) 5,410.00 10.00
14JULO9 CALL 2.000 OlFERLIO 6.2500 0.5300 0.5600 (10,800.00) 11,200.00 600.00
21JUL09 CALL 1.000 01FEB10Q 6.4500 0.5600 0.5086 {5, 600.00} 5,066.00 (534.00)
28JULOY CALL 1.000 01FEB10 6.2500 0.5500 0.5600 {5,500.00) 5,600.00 100.00
04AUGE9 CALL 2.000 01FEB10O 6.6500 0.5900 0.4259 {11,800.00) 8,518.00 (3,282.00)
11AUGO9 CALL 1.000 O01FEBL0O 6.3000 0.5800 0.5410 {5,800.00) 5,410.00 (390.00
18AUGO9 CALL 1.000 01FEB10 8.0800 0.5500 0.6206 {5,500.00}) 6,206.00 706.00
25AUG09 CALL 2.000 01FEB1O 6.0000 0.5400 0.6630 (10,800.00} 13,260.00 2,460.00
01SEP0O9 CALL 1.000 O1FEB10O 5.86000 0.5100 0.8630 (5,100.00) 8,630.00 3,530.00
08SEPO9 CALL 1.000 01FEB10 5.5000 0.5000 0.9203 {5,000.00) 9,203.00 4,203.00
15SEPQ% CALL 2.000 01FEB1O 5.8500 0.5300 0.7330 (10,600.00) 14,660.00 4,060.00
22SEP09 CALL 1.000 01F=B10 5.8000 0.5500 0.7387 (5,500.00) 7,587.00 2,087.00
29SEP0S CALL 1.000 01FEB10O €.1900 0.5900 0.5804 (5,%00.00) 5,804.00 (96.00Q)
45.500 *01FEBI1O {351,095.60) 250,109.20 {100, 986.40)
O03MARQS3 CALL 1.000 0IMAR1Q 7.5000 0.6000 0.2760 (6,000.00) 2,760.00 {3,240.00)
10MAROS CALL 1.000 0IMARI1O 7.2500 0.5500 0.3240 (5,500.00) 3,240.00 {2,260.00}
17MARO9 CALL 1.000 GIMAR10 6.9500 0.5500 0.3920 (3,500.00}) 3,920.00 {1,580.00}
24MAROS CALL 1.000 0IMAR1Q 7.5500 2.5900 0.2670 (5,900.00) 2,670.00 {3,230.00}
31MRROS CALL 1.000 OIMARLO 7.0500 ¢.5700 0.3680 (3,700.00) 3,680.00 {2,020.00)
07AFRO9Q CALL 1.000 01IMAR10 7.0000 8.5500 0. 3800 (5,500,00) 3,800.00 {1,700.00}
14AFPROS CALL 1.000 O1MAR1C 6.9500 0.5600 0.3920 (5,600.00) 3,920.00 {1,680.00)
21APROS CALL 1.000 O0LMAR10 6.7500 0.5700 0.4450 (5,700.00) 4,450.00 (1,250.00}
28RPROS CALL 1.000 O01MARLO 6.6000 0.5500 0.4899 (5,500,00) 4,899.00 (601.00)
05MAYO09 CALL 1.000 01MARLIOQ 6.7300 0.5800 0.4462 (5,800.00} 4,462.00 {1,338.00)
12MAY09 CALL 1.009 O1MAR1OQ 7.3000 0.6300 0.3148 (6,300.00) 3,148.00 {3,152.00)
19MAY 09 CALL 1.000 O1IMARI O 7.0500 0.5850 0.3680 (3,850,00) 3,680.00 {2,170.00)
26MAY0D9 CALL 1.000  OIMARIOQ 6.9000 0.5700 0.4050 (5,700.00) 4,050,00 (1,650.00
02JUNDS CALL 1.000 O1MARID 7.1800 4.6200 0.3358 (6,200.00) 3,356.00 (2,844.00)
09JUNOS CALL 1.000 OIMARLO 7.2000 0.6100 0.3356 (6,100.,00) 3,356.00 (2,744.00)
16JUNOS CALL 1.000 01MAR10 7.3500 0.6200 0.3040 (6,200,00) 3,040.00 {3,160.00)
23JUNO9 CALL 2.300 OLlMAR1Q 6.5800 4.5%00 0.4899 {13,570.00) 11,267.70 {2,302.30)
30JUNO9 CALL 1.000 O1MARLD 6.6500 0.5300 0.4748 (5, 900.00) 4,749.00 {1,151.00}
07JULCY CALL 1.000 O01MAR1 O 6.4500 0.5400 0,.5360 {5,400.00) 5,360.00 (40.00}
14JULOS CALL 1.000 O1MAR10 6.3500 0.5300 0.5713 (5,300.00) 5,713.00 413.00
21JULD9Y CALL 1.000 OLMARLO 6.4500 0.5500 0.5360 (5,600.00) 5,360.00 {240.00)
28JUL09 CALL 1.000 01MAR10 6.3000 G.5400 60,5880 (5,400,00) 5,880.00 480,00
04AUGO? CALL 1.000 01MARR1C 6.7500 0.5800 0.4450 (5,800.00) 4,450,00 {1,350.00)
11AUGO9 CALL 1.000 G1MAR1Q 6.4500 $4.5700 0.5360 (5,700.00) 5,360.00 (340.00)
182UG02 CALL 1.000 O1MARIO 6.2000 0.5500 0.6257 (5,500.00) 6,257.0C 757.00
25AUG09 CALL 1.000 C1MARLQ 6.1500 0.5400 0.6448 {5,400.00) 6,448,00 1,048.00
01SE®P0S CALL 1.0Q00 01MAR10 5.8500 0.4900 0.7700 (4,900.00) 7,700.00 2,800.00
08SEPO9 CALL 1.000 O0IMAR1O 5.6500 0.5000 0.8682 (5,000.00) 8,682.00 3,682.00
15SEF09 CALL 1.000 O0IMARLO 6.0000 0.5400 0.7040 (5,400,00) 7,040.00 1,640.00
22SEP0S CALL i.c00 OIMAR1O 5.9500 0.5500 0.7263 (5,500.00) 7,263.00 1,763.00
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29SEP09 CALL 1.000 0IMARLO 6.3300 0.5800 0,5713 {5,800.00) 5,713.00 {87.00)
32.300 *0IMARIO {183,220.00) 155,673.70 {27,546.30)
31MAROS CALL 1.000 OlAPR1OQ 6.7000 0.5400 0.4730 {5,400,00) 4,790.00 (610.00)
07APROY CALL 1.000 OlAPR10 6.6500 0.5400 0.4940 (5,400.00) 4,940.00 (460.00)
14APR0OY CALL 1.000  QlAPRI1O 5.7500 0.5400 0.4350 (5,400.00) 4,850.00 {750.00
21APROY CALL 1.000 01APR10 6.5500 0.5500 0.5240 (5, 500.00) 5,240.00 (260.00})
0SMAY0S CALL 1.000 01APR10 6.5300 0.5600 0.5414 (5,600.00) 5,414.00 (186.00)
12MAYO0S CALL 1.000 O1APR10 6.7000 0.6100 0.4730 (6,100.00} 4,790.00 {1,310.00}
19MAY09 CALL 1.000 Q1APR1C 6.7500 0.5800 0.4650 (5,800.00}) 4,650.00 (1,150.00)
26MAYO09 CALL 1.000 OlAPRiQ 6.7000 0.5450 0.479¢0 {5,450.00) 4,730.00 (660.00)
09JUNCY CALL 1.000 01APR1OQ $.9500 0.6000 0.4261 (6,000.00) 4,261.00 (1,739.00)
23JUN0S CALL 1.700 01APR1CO 6.3800 0.5800 0.5743 18,860.00) 9,763.10 {96.908)
30JUN02 CALL 1.00¢ 01APR10 6.5000 0.5700 0.5400 {5,700.00) 5,400.00 {300.00)
14JUL09 CALL 1.000 01APR1D 6.2000 0.5200 0.6440 {5,200.00) 6,440.00 1,240.00
21JUL09 CALL 1.000 0iAPR1Q 6.4500 0.5500 0.5560 {5,500.00) 5,560.00 60.00
28JUL09 CALL 1.000 01APRIO 6.2000 0.5400 0.6440 {5,400.00) €,440.00 1,040.00
04AUGOS CALL 1.000 G1APR1Q 6.6500 0.5700 0.4940 {5,700.00) 4,940.00 {760.00)
18AUGO9 CALL 1.000 01APR10 6.1800 0.5400 0.6453 {5,400.00) 6,453.00 1,053.00
25AUG0S CALL 1.000 01APR10 6.1500 0.5400 0.6643 {5,400.00) 6,643.00 1,243.00
01SEPOS CALL 1.000 01APR10 5.8500 0.5000 0.787¢C {5,000.00) 7,870.00 2,870.00
08SEP03 CALL 1.000 01APR10 5.7000 0.5000 0.8590 {5,000.00) 8,590.00 3,590.00
22SEPQ9 CALL 1.000  01APR10 6.0000 0.5500 0.7239 (5,500.00) 7,239.00 1,739.00
29SEPQS CALL 1.000 O1APR1C §.3600 0.5800 0.5914 (5,800.00) 5,914.00 114.00
21.700 *01APR1O (120,110.00) 124,777.10 4,667.10
Q5SMAYO09 CALL 1.000 O1MAY10 6.6200 G.5600 0.5373 (S, 600.00} 5,373.00 (227.00)
19MAY09 CALL 1.000 01MAY10 46.9000 0.5800 0.4520 (5,800.00) 4,520,00 {1,280.00)
02JUN09 CALL 1.000 01MAY10 7.0500 0.€000 0.4161 (6,000.00) 4,181.00 (1,839.00)
16J0N09 CALL 1.000 01MAY10 7.1000 0.6200 0.4030 (6,200.00) 4,030.00 (2,170.00)
30J0N09 CALL 1.000 G1IMAY10 6,6500 0,5700 0.5224 (5,700.00) 5,224.00 (476.00)
07JULOYS CALL 1.000 01MAY10 €.4000 0.5300 0.6000 (5,300.00) 6,000.00 700.00
14JUL0O9 CaLL 1.000 01MAY10 6.3500 0.5300 0.6170 (5,300.00) 6,170.00 870.00
28JULOS CALL 1.000 O1MAY1D 6.3500 0.5400 0.6170 {5,400.00} 6,170,00 770.00
11AUGO9 CALL 1.000 OIMAY10 6.4500 0.5700 0.5847 (5,700.00) 5,847.00 147.00
25AUG09 CALL 1.000 01MAY10 6.3000 0.5500 0.6358 (5,500.00) 6,358.00 858.00
08SETPOY9 CALL 1.000 O1MAY10 5.9000 0.5000 0.7936 (5,000.00) 7,936.00 2,936.00
1SSEPO9 CALL 1.000 O1MAY10 6,3500 0.5300 0.6170 (5,300.00) 6,170.00 870.00
22SEFP09 CALL 1.000 O01MAY1C0 6.1500 0.5500 0.6910 (5,500.00) 6,910.00 1,410.00
13.000 *O01MAYIOQ {72,300,00} 74,863.00 2,569.00
02J0N038 CALL 1.000 01JUN10 7.2200 0.6100 0.4286 (6,100.00) 4,286.00 (1,814.00)
16JUNOY CALL 1,000 01JUN3O 7.2500 0.6400 0.4160 (6,400.00) 4,160.00 {2,240.00)
30JUNO9 CALL 1.000 01JUN1C €.8000 0.5800 0.5330 (5,800.00) 5,330.00 (470.00)
14J0UL09 CALL 1.000 01JUN10 6.5500 0.5400 0.8090 (5,400.00) 5,090.00 690.00
28JULO9Y CALL 1.000 01JUN10 6.6000 0.5450 Q.5920 (5,450.00} 5,920.00 470.00
11AUGO9 CALL 1.000 O1JUN10 6.6500 0.5700 0.5770 (5,700.00) 5,770.00 70.00
08s5P09 CALL 1.000 01JUN10 6.1000 0.5100 0.7744 {5,100.00} 7,744.00 2,644.00
22SEPDY CALL ooo 01JUN10 6.3000 0.5600 0.6969 (5, 600.00}) 6,969.00 1,369,00
8.000 *01JUNiO (45,550.00) 46,269.00 719.00
30JUNOS CALL 1.000 01JUL1C 7.0000 0,5900 0.5526 (3,900.00) 5,526,00 {374.00)
07J0L0O9 CALL 1.000 01JUL10 §.7000 0.5600 0.6410 (5,600.00) 6,410.00 810.00
14JUL09 CALL 1.000 01JUL10 $.8000 0.5500 0.6107 (5,500.00} 6,107.00 607,900
28JULOS CALL 1.000 01JUL10 $.8500 0.3800 0.5340 (5,600.00) 5,940.00 340.00
11AUG02 CALL 1.000 01JUL10 6.9500 0.5800 0.5809 (5,800.00) 5,809.00 9.00
2520G09 CALL 1.000 01JUL10 6.8000 0.5600 0.6107 {5,600.00) 6,107.00 507.00
08SEPOS CALL 1.000 013UL10 6.4000 0.5200 0.7445 (5,200.090) 7,445.00 2,245.00
22SEP09 CALL 1.000 01JUL10 §.6500 0.5700 0.6580 (5,700.00) 6,580.00 880.00
8.000 *01JUL1O {44,900.00) 49,924.00 5,024.00
04AUG09 CALL 1.000 01AUG10 7.5500 0.8000 0.5102 {5,000.00) 5,102.00 {898.00)
11AUGQS CALL 1.000 01AUG10 7.2500 0.5900 0.5837 {5,900.00) 5,837.00 {63.00)
18AUGO9 CALL 1.000 O1AUG10 7.1500 0.5700 0.6070 {5,700.00) 6,070.00 370,00
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Trade Date PUT/CALL Contracts Month Strike Price Trade Price Market Price Total Cost Current Value Mark to Market
Q1SEPOS CALL 1.000 01RUG10 6.7500 0.5500 0.7270 (5,500.00) 7,270.00 1,770.00
158EP0S CALL 1.000 01AUG10 7.1000 0.5600 0.6210 (5,600.00) 6,210.00 610.00
29SEP09 CALL 1.000 01AUCLO 7.1500 0.60040 0.8070 {6,000.00) 6,070.00 70.90
6.000 *0lAUG10 (34,700.00) 36,559.00 1,859.00
01SEP09 CALL 1.000 01SEPLQ 7.1500 0.5500 0.6820 15,500.00} 6,820.00 1,320.00
15SEP09 CALL 1.000 01SEP10 7.4500 0.5800 0.6020 {5,800.00) 6,0206.00 220.00
29SEP09 CALL 1.000 CISEP10 7.3800 0.6200 0.6183 (6,200.00} 6,183.00 (17.00)
3.000 *01SEP10 {17,500.00) 19,023.00 1,523.00
29SEPQS CALL 1.000 010CT10 7.9400 0.6200 0.6081 {6,200.00) 6,081.00 (119.00)
1.000 *0lCCTIO (6,200.00) §,081.00 {119.00)

385.200

(8,069,154.80)

3,715,019.00

{4,354,135.80)



